Results on cross category effects obtained by explanatory market basket analyses may be biased as studies typically investigate only a small fraction of the retail assortment (Chib et al. in Advances in econometrics, vol 16. Econometric models in marketing. JAI, Amsterdam, pp 57-92, 2002). We use Bayesian variable selection techniques to determine significant cross category effects in a multivariate logit model. Hence, we achieve a reduction of coefficients to be estimated which decreases computation time heavily and thus allows to consider more product categories than most previous studies. Next to the extension of numbers of categories, the second purpose of this paper is to learn about the capabilities of different variable selection algorithms in the context of market basket analysis. We present three different approaches to variable selection and find that an adaptation of a technique by Geweke (Contemporary Bayesian econometrics and statistics. Wiley, Hoboken, 2005) meets the requirements of market basket analysis best, namely high numbers of observations and cross category effects. For a real data set, we show (1) that only a moderate fraction of possible cross category effects are significantly different from zero (one third for our data), (2) that most of these effects indicate complementarity and (3) that the number of considered product categories influences significances of cross category effects.
Introduction
As a rule, consumer purchase decisions involve multiple products. The most prominent example is the so called market basket, which is defined as the set of product categories purchased by one shopper in one store during a single shopping trip. The shopper is confronted with a "pick-any" decision, where he has to choose a subset of categories from a retailer's assortment. For every single category he decides if he wants to buy it or not. Thus, there are as many purchase or non-purchase decisions as categories available at the store (Russell et al. 1997 (Russell et al. , 1999 . The concurrence of several purchase incidence decisions immediately suggests that purchases may be interdependent across product categories. That is why purchase data in one product category may give some indication on the purchase behavior in other product categories. Consequently, the main goal of market basket analysis or multicategory choice models is to uncover the pattern of interactions in purchase incidence decisions across product categories. 1 Possible relations include complementarity, substitution, and independence. Usually, two categories are regarded as complements (substitutes) if their cross price elasticities are negative (positive) (e.g., Shocker et al. 2004; Bucklin et al. 1998; Russell and Petersen 2000) . These concepts are modified in market basket analysis where categories are considered as complements (substitutes) in purchase if their cross effects are positive (negative), which is the case if categories are purchased jointly more (less) frequently than expected according to stochastic independence (Betancourt and Gautschi 1990; Hruschka 1991; Hruschka et al. 1999; Mulhern and Leone 1991) .
There are various causes for cross category effects. Several categories may be bought at the same time for the sake of convenience (Bell and Lattin 1998; Russell et al. 1999) , because of similar purchase cycles or to minimize transaction costs of purchase (e.g., costs of information search, purchase initiation, transport of goods or invoice settlement). This tendency for one-stop-shopping leads to an overall purchase complementarity between categories of an assortment. On the other hand, the fact that categories compete for limited budgets of shoppers contributes to purchase substitutability between categories. In addition, complementarity (substitution) in use may induce complementarity (substitution) in purchase (Niraj et al. 2008) . 2 Though complementarity and substitution in use may be helpful for prior determination of relevant cross category effects in small sized problems (Manchanda et al. 1999; Niraj et al. 2008) , such an approach appears to be futile for a more substantial number of product categories. Besides, results of different empirical studies on relations between categories are not consistent, although the product categories are defined on a comparable level of aggregation. 3 The probit model of Chib et al. (2002) for 12 1 Beyond that, there exist models that analyze cross category relations in brand choice or purchase quantity. These are not of interest in this article. 2 We remark that the concepts of complementarity (substitution) in purchase versus in use have to be clearly distinguished. Consumption complementarity (substitution) means that the utility for the joint consumption of two categories is higher (lower) than the sum of their individual utilities (Shocker et al. 2004; Niraj et al. 2008) . 3 If not mentioned otherwise, the studies referred to in the course of the article analyze product 'categories' which are above the level of product 'forms' and include different brands and package sizes. At the same
